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Editorial 
Main Editor:    
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Associate Editors:   
Walter Fisher  (Macroeconomics) 
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The above results permit to prove the robustness of the Johansen estimates of the 
cointegrating space in a Gaussian vector autoregressive framework when the true model is 
vector autoregressive moving average, without unit roots in the MA polynomial. The small 
sample properties of the theoretical results are examined through a small simulation study. 
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